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Piedmont
Natura I Gas

January 7, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end October
31, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng. corn

Enclosures

C: ORS

P.O. Box 33068 ~ Charlotte, North Carolina 28233
piedmontng. corn

[t1 /I PiedmontNatural Gas

January 7, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end October
31, 2010.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

P.O. Box 33068 • Charlotte, North Carolina 28233

piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

October-10

12
8
8
8
8

10
9
9

40
112

15.50
1,736.00

A

A

A

A

A

A

A

A

A

g of A' s
Commission and Fees rate
Total Commission and Fees (Expenditures)

31,986.00
18,524.00
19,924.00
19,324.00
19,724.00
23,955.00
21,559.50
21,289.50

114,620.00
290,906.00

1,736.00
289,170.00

8
8
8
8
8
8
8
8
8
g of 8's

Less: Fees (Expenditures)
Option Premium

Activi in Account

Debits Credits

7 of D's

31,986.00

18,524.00
19,924.00
19,324.00
19,724.00

23,955.00
21,559.50

21,289.50
114,620.00

290,906.00

28,986.00
32.63

31,953.37

77,496.00

45,514.50

183,982.50 g of C's

183,982.50
290,906.00

(106,923.50)
(28,986.00)
135,909.50

g of C's

/of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 9/10
ADM accrual in 10/10
P&L and Cash Activity

15.50

E

E

g of E's

Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(32.63) Interest from ADM

Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon
October-10

(2)

112
15.50

1,736.00

12 A
8 A
8 A
8 A
8 A

10 A
9 A
9 A

40 A

}" of A'S

Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)
(1)

31,986.00
18,524.00
19,924.00
19,324.00
19,724.00
23,955.00
21,559.50
21,289.50

114,620.00
290,906.00

1,736.00
289,170.00

B

B
B

B

B

B

B

B

B

T of B's

Less: Fees (Expenditures)
Option Premium

D

D

D

D

D

D
D

D

D

T of D's

Activity in Account
Debits Credits

31,986.00

18,524.00
19,924.00
19,324.00
19,724.00

23,955.00
21,559.50

21,289.50

114,620.00

290,906.00

(3)

28,986.00 c
32.63 c

31,953.37 c

77,496.00 C

45,514.50 c

183,982.50 T of C's

183,982.50 T ofC's
(290,906.00) :[ of D'S
(106,923.50) P&L and Cash Activity per ADM statement

(28,986.00) Reverse ADM accrued 9/10
135,909.50 ADM accrualin 10/10

- P&L and Cash Activity

(5)
15.50

E

E

of E's

Commission and Fees rate
Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) (32.63) Interest from ADM
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ADM 1NVFS FAR SFRVICFS, I »C.
( hIi. a~»() I&001'i3 (&r I I 11(/i' If(III(111'IH»

I.f I A'. I, i I A(&11 HI Yif ~ S(fi Iu I (1(I()A

( 'laica 'ii, Ill inios (1(!off-f-."1 I9fl

MC', I -I,Y (J()MNIODI I Y 8 IAI I.. MEN I

STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBBRi 121 X2068

SALBSMAN NUMBER: 121 X121

ZNTRODUCBD BYi RBC ~ WBALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Cp
SOUTH CAROLINA ACCOUNT
ATTN RQB THORNTON
Pp BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLE Tp RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

*» * * *» *» *» Y 0 U R A C T I V I T Y T H I S M 0 N T H *»» *» *»» *» *» * *
DATE

10/01/0

10/07/0

LONG/BUY SHRT/SELL DBSCRIPTZON

WIRB TRANSFER REC
WIRE TRANSFER RBCEIVBD

09/10 INTEREST
CREDIT INTEREST

EX PRICE/LEGND CC

WZRERBC US

CR INT US

DEBIT CREDIT

28, 986.00

32. 63

10/18/0

10/19/0

12 CALL OCT 11 NYM NAT GAS B 5500 C

WZRB TRANSPER RBC
WIRB TRANSFER RBCEIVED

NET PREM US 31,986.00

WIREREC US 31,953.37

10/25/0
10/25/0
10/25/0
10/25/0

10/26/0

CALL APR 11 NYM NAT GAS B 4300 C
CALL MAY 11 NYM NAT GAS E 4350 C
CALL JUL 11 NYM NAT GAS E 4750 C
CALL AUG 11 NYM NAT GAS E 4950 C

WIRE TRANSFBR REC
WIRE TRANSFER RBCEZVED

NET PREM US
NET PREM US
NET PREM US
NBT PREM US

WIREREC US

18,524. 00
19,924. 00
19,324. 00
19,724. 00

77, 496. 00

10/27/0
10/27/0
10/27/0
10/27/0
10/27/0
10/27/0
10/27/0

10
9

11
10

2
30

CALL JUN 11 NYM NAT GAS
CALL SEP 11 NYM NAT GAS
CALL NOV 10 NYM NAT GAS
CALL NOV 10 NYM NAT GAS
CALL NOV 10 NATURAL GAS
CALL NOV 10 NATURAL GAS

30 CALL NOV 10 NATURAL GAS

E 4700 C
E 5350 C
E 6400 C
E 6750 C

8850 C
12250 C
16000 C

NET PRBM
NET PRBM

EXPZRB
EXPIRE
EXPIRE
BXPZRE
EXPIRE

US
US
US
US
US
US
US

23, 955.00
21, 559.50

.00

.00

.00

.00

.00

10/28/0

10/29/0
10/29/0

9
40

WIRE TRANSFBR RBC
WIRE TRANSPER RECEIVBD

CALL JUN 11 NYM NAT GAS E 4750 C
CALL NOV 11 NYM NAT GAS E 5700 C

WIREREC US

NBT PREM US
NET PRBM US

21, 289.50
114,620. 00

45, 514.50

* * » » * » * » * * » * » * » » P P 8 I T I P N S I N Y P U R A C C P U N T * * * » » » » * * * * * » » * *

10/25/0 8
8»

CALL APR 11 NYM NAT GAS E 4300 C
OPTION MARKET VALUB

EXPIRE 3/28/11
AVERAGE LONG: .23000

.2300 US 26, 216.00.3277 26, 216.00»

10/25/0

10/27/0

8
8*

10
10*

LAST TRADE DATE: 3/28/11

CALL MAY 11 NYM NAT GAS E 4350 C
OPTION MARKET VALUB

BXPIRE 4/26/11
AVBRAGE LONG: .24750

LAST TRADB DATE: 4/26/11

CALL JUN 11 NYM NAT GAS E 4700 C
OPTION MARKET VALUE

BXPIRE 5/25/11
AVERAGE LONG: .23800

.2475 US

.3451

.2380 US

.2640

27, 608. 00
27, 608.00*

26, 400. 00
26, 400. 00*

ADM INVESTOR QBP5I~ IfKk'm wh(5'(IXI5fffB9ed subsidiary of the Archer Daniels Mfdlarfc Compaoy.
PLEASE. REPORT ANY DiFFERENCES OR OEIJEC IONS IMMEDIATELY YOUR FAILUFIE TO IMMEDIATELY EXERCI,.E YQiJR RIGHT TO I-IAVE DIFFERENCES OR OE&JE IONS
((711f'IECI'kD WJI' L RE EfkkMED +D411 AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFI D.

ADM

ADM INVESTOR SERVICES, INC.

Chicago P,( arJ of I'rade BuiMing

I41 \.V..J,-gksor, Bird ,. Suite 1_-,.00<,\

Chicago, [llinios 60604-3190

MCN f -'I,_Y C',OMMODI [Y SIAI EMEN I

STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

. , • . , • . • . .

DATE LONG/BUY

1010110

1010710

1011810

10119/0

12

10/25/0 8
10/25/0 8
10125/0 8
1012510 8

10126/0

10/27/0 10
1012710 9
10/27/0 11
1012710 10
1012710 2
10127/0 30
1012710

10/28/0

10129/0 9

10129/0 40

* * * * * * * * * * * * * * * *

10/25/0 8
8*

1012510 8
8*

10/27/0 I0

i0"

YOUR

SHRT/SELL

30

ACTIVITY

DESCRIPTION

WIRE TRANSFER REC

WIRE TRANSFER RECEIVED

09/10 INTEREST

CREDIT INTEREST

CALL

WIRE

WIRE

CALL

CALL

CALL

CALL

WIRE

WIRE

CALL

CALL

CALL

CALL

CALL

CALL

CALL

WIRE

WIRE

CALL

CALL

THIS

OCT II NYM NAT GAS E 5500

TRANSFER REC

TRANSFER RECEIVED

APR ii NYM NAT GAS E 4300

MAY ii NYM NAT GAS E 4350

JUL ii NYM NAT GAS E 4750

AUG ii NYM NAT GAS E 4950

TRANSFER REC

TRANSFER RECEIVED

JUN Ii NYM NAT GAS E 4700

SEP ii NYM NAT GAS E 5350

NOV i0 NYM NAT GAS E 6400

NOV i0 NYM NAT GAS E 6750

NOV i0 NATURAL GAS 8850

NOV i0 NATURAL GAS 12250

NOV i0 NATURAL GAS 16000

TRANSFER REC

TRANSFER RECEIVED

JUN ii NYM NAT GAS E 4750

NOV Ii NYM NAT GAS E 5700

POSITIONS IN YOUR

CALL APR Ii NYM NAT GAS E 4300

OPTION MARKET VALUE

EXPIRE 3/28/11

AVERAGE LONG : .23000

LAST TRADE DATE: 3/28/11

CALL MAY ii NYM NAT GAS E 4350

OPTION MARKET VALUE

EXPIRE 4/26/11

AVERAGE LONG : .24750

LAST TRADE DATE: 4/26/11

CALL JUN ii NYM NAT GAS E 4700

OPTION MARKET VALUE

EXPIRE 5/25/11

AVERAGE LONG : .23800

MONTH * * * * * * * * * * * * • .

EX PRICE/LEGND CC DEBIT CREDIT

WIREREC US 28,986.00

CR INT US 32.63

C NET PREM US 31,986.00

WIREREC US 31,953.37

C NET PREM US 18,524.00

C NET PREM US 19,924.00

C NET PREM US 19,324.00

C NET PREM US 19,724.00

WIREREC US 77,496.00

C NET PREM US 23,955.00

C NET PREM US 21,559.50

C EXPIRE US .00

C EXPIRE US .00

C EXPIRE US .00

C EXPIRE US .00

C EXPIRE US .00

WIREREC US 45,514.50

C NET PREM US 21,289.50

C NET PREM US 114,620.00

ACCOUNT , . , , . , , . . . . . • . • . • ,

C .2300 US 26,216.00

.3277 26,216.00-

C .2475 US 27,608.00

.3451 27,608.00*

C .2380 US 26,400.00

.2640 26,400.00*

ADM INVESTOR S_R_/_I_ II_,_a whSIJ'_#_lrled subsidiary of the Archer Daniels Midlanc Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
C()RRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

_ _,dNIO_ i A;', !_< _{ S St)9 EC TO TE_-MS_d'4OC(;NDHIc)__SON R_VERSE SIDE "O,L';E©t_YM {3[ :; A_[ {: _':i AINEf _Oh _/l !_{. SEE
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ADM

PAGE 2

STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER; 121 X121

INTRODUCED BY: RBC WEALTH. MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVB ANY QUESTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKBR,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATB

10/29/0

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

9
9*

.2350 US

.2497
CALL JUN 11 NYM NAT GAS E 4750 C

OPTION MARKET VALUB
EXPZRB 5/25/11

AVERAGE LONG: .23500

LAST TRADB DATE: 5/25/11

DEBIT CREDIT

22, 473.00
22, 473. 00*

10/25/0 8
8*

CALL JUL 11 NYM NAT GAS E 4750 C
OPTION MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONG: .24000

.2400 US

.3106
24, 848. 00
24, 848. 00*

9/28/0

10/25/0

8/20/0

10/27/0

8/11/0

10/18/0

9
9*

8
8*

15
15»

9
9*

14
14*

12
12»

LAST TRADE DATE: 6/27/11

CALL MAY 11 NYM NAT GAS B 4900 C
OPTION MARKBT VALUE

EXPIRE 4/26/11
AVERAGE LONG: .25000

LAST TRADB DATE: 4/26/11

CALL AUG 11 NYM NAT GAS E 4950 C
OPTION MARKBT VALUE

BXPIRE 7/26/11
AVBRAGE LONG: .24500

LAST TRADE DATB: 7/26/11

CALL JAN 11 NYM NAT GAS E 5300 C
OPTION MARKET VALUB

BXPIRE 12/27/10
AVERAGB LONG: .25700

LAST TRADE DATE: 12/27/10

CALL SEP 11 NYM NAT GAS E 5350 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGB LONG: .23800

LAST TRADE DATE: 8/26/11

CALL DEC 10 NYM NAT GAS E 5500 C
OPTION MARKET VALUE

EXPIRB 11/23/10
AVERAGE LONG: .18000

LAST TRADB DATE: 11/23/10

CALL OCT 11 NYM NAT GAS E 5500 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVBRAGE LONG: .26500

LAST TRADE DATB: 9/27/11

.2500 US

.1802

.2450 US.3006

.2570 US

.0397

.2380 US

.2472

.1800 US.0015

.2650 US

.2893

16,218.00
16,218.00»

24, 048. 00
24, 048. 00*

5, 955.00
5, 955.00»

22, 248. 00
22, 248. 00*

210.00
210.00»

34, 716.00
34, 716.00*

ADWI INVESTOR SERVICES, INC. a wholly owned subsidiary of (he Archer Daniels M, clana Company.
PLEASE REPOF, ANY D FF:ERFNCES O&P ODJEC I NS Il»1&fEDIATELY. YOJR F'AIL JRE, O IM',1EDIATELY EXERCISE YOL'R RIG IT T; IfAVE DIF=EREIYCE ' OF OIS

'"" IO'IS
Cof 1 1;1-(':.11-11 ',".!I& L f1L DLE LIED YOI, R A(» IEEI&ENT Tf AT I HIS STAT El&)EN T IS COF1F1EC 7 A&ND 'IAI IF I'
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STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/29/0 9 CALL JUN Ii NYM NAT GAS E 4750 C .2350 US 22,473.00

9* OPTION MARKET VALUE .2497 22,473.00*

EXPIRE 5/25/11

AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

10/25/0 8 CALL JUL 11 NYM NAT GAS E 4750 C .2400 US 24,848.00

8* OPTION MARKET VALUE .3106 24,848.00*

EXPIRE 6/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

9/28/0 9 CALL MAY 11 NYM NAT GAS E 4900 C .2500 US 16,218.00

9* OPTION MARKET VALUE .1802 16,218.00"

EXPIRE 4/26/11

AVERAGE LONG: .25000

LAST TRADE DATE: 4/26/11

10/25/0 8 CALL AUG 11 NYM NAT GAS E 4950 C .2450 US 24,048.00

8* OPTION MARKET VALUE .3006 24,048.00*

EXPIRE 7/26/11

AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

8/20/0 15 CALL JAN ii NYM NAT GAS E 5300 C .2570 US 5,955.00

15. OPTION MARKET VALUE .0397 5,955.00*

EXPIRE 12/27/10

AVERAGE LONG: .25700

LAST TRADE DATE: 12/27/10

10/27/0 9 CALL SEP ii NYM NAT GAS E 5350 C .2380 US 22,248.00

9* OPTION MARKET VALUE .2472 22,248.00*

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

8/11/0 14 CALL DEC I0 NYM NAT GAS E 5500 C .1800 US 210.00

14" OPTION MARKET VALUE .0015 210.00"

EXPIRE 11/23/10

AVERAGE LONG: .18000

LAST TRADE DATE: 11/23/10

10/18/0 12 CALL OCT Ii NYM NAT GAS E 5500 C .2650 US 34,716.00

12" OPTION MARKET VALUE .2893 34,716.00"

EXPIRE 9/27/11

AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
P[ EASE _'REPOR T ANY [:J FF"_ RENC_:o'-c, OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIG!iT TO HAVE DIF_:ERENCES OR Ob !ECTIO'IS

C(}Fd:_,EC TED WILL BE DEEMED Y(') JR. AGP, EEMENT THAT [HIS STATEMENT IS r-,,Ol:_qFECT,xb'D" RAI iFIED,
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STATBMENT DATE: OCT 29, 2010

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVB WITH YOUR BROKER,
PLEASB CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/11/0 9
9*

CALL MAR 11 NYM NAT GAS E 5600 C
OPTION MARKBT VALUE

EXPIRB 2/23/11
AVERAGE LONG: .29000

.2900 US

.0633

LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC DEBIT CRBDZT

5, 697.00
5, 697.00*

10/29/0 40
40»

LAST TRADE DATB: 2/23/11

CALL NOV 11 NYM NAT GAS E 5700 C
OPTION MARKET VALUB

BXPIRE 10/26/11
AVERAGB LONG: .28500

.2850 US.2974
118,960.00
118,960.00»

8/17/0

8/26/0

12
12*

7
7»

LAST TRADE DATE: 10/26/11

CALL FEB 11 NYM NAT GAS B 5850 C
OPTION MARKET VALUE

EXPIRE 1/26/11
AVERAGE LONG: .21500

LAST TRADE DATE: 1/26/11

CALL JUL 11 NYM NAT GAS B 5900 C
OPTION MARKET VALUE

BXPIRE 6/27/11
AVERAGE LONG: .18500

.2150 US

.0304

.1850 US.0952

3, 648. 00
3, 648. 00»

6, 664. 00
6, 664. 00*

8/31/0

9/30/0

8/31/0

4/30/0

8
8*

12
12*

7
7*

17
17»

LAST TRADE DATE: 6/27/11

CALL SEP 11 NYM NAT GAS E 5900 C
OPTION MARKBT VALUE

EXPIRE 8/26/11
AVERAGB LONG: .27500

LAST TRADE DATE: 8/26/11

CALL OCT 11 NYM NAT GAS E 5900 C
OPTION MARKET VALUB

BXPIRE 9/27/11
AVERAGE LONG: .24000

LAST TRADE DATB: 9/27/11

CALL AUG 11 NYM NAT GAS E 5950 C
OPTION MARKBT VALUE

EXPIRB 7/26/11
AVBRAGE LONG: .22000

LAST TRADE DATE: 7/26/11

CALL MAY 11 NYM NAT GAS E 6100 C
OPTION MARKET VALUE

EXPIRE 4/26/11
AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

.2750 US

.1514

.2400 US

.2118

.2200 US

.1161

.3400 US

.0392

12, 112.00
12, 112.00*

25, 416.00
25, 416.00*

8, 127.00
8, 127.00*

6, 664. 00
6, 664. 00»

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary ot the Archer Daniels M dlaod Company.
'l.EA.E R, POI»1 ANY D'FFERENCES OR OB!ECTIONS II)',IEDIATELY YOUR FAILURE 0 IMNIEDIATELY EXERCISE YOUR RIGHT TO HAVE DIF EREi CES OR Oi)!EC IONS!l 'fink(: I k D wI' L E'I= IDE=:". & IEI1 YOl,'I' Aori EVEN1 THAI 'I HIS STAT EVEN I !S CORREC I I"D:IAT IF I

= I,
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STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/11/0 9 CALL MAR ii NYM NAT GAS E 5600 C .2900 US 5,697.00

9* OPTION MARKET VALUE .0633 5,697.00*

EXPIRE 2/23/11

AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

10/29/0 40 CALL NOV II NYM NAT GAS E 5700 C .2850 US 118,960.00

40* OPTION MARKET VALUE .2974 118,960.00-

EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

8/17/0 12 CALL FEB ii NYM NAT GAS E 5850 C .2150 US 3,648.00

12- OPTION MARKET VALUE .0304 3,648.00*

EXPIRE 1/26/11

AVERAGE LONG: .21500

LAST TRADE DATE: 1/26/11

8/26/0 7 CALL JUL ii NYM NAT GAS E 5900 C .1850 US 6,664.00

7* OPTION MARKET VALUE .0952 6,664.00*

EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

8/31/0 8 CALL SEP 11 NYM NAT GAS E 5900 C .2750 US 12,112.00

8* OPTION MARKET VALUE .1514 12,112.00"

EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C .2400 US 25,416.00

12" OPTION MARKET VALUE .2118 25,416.00-

EXPIRE 9/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

8/31/0 7 CALL AUG ii NYM NAT GAS E 5950 C .2200 US 8,127.00

7* OPTION MARKET VALUE .1161 8,127.00"

EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

4/30/0 17 CALL MAY ii NYM NAT GAS E 6100 C .3400 US 6,664.00

17" OPTION MARKET VALUE .0392 6,664.00*

EXPIRE 4/26/11

AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PI...EAS_ _ REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDI,"¢ELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

C(1 :{RECIED WILL BE DEEMED YOUR AGF{EEMEN1 IHAF IHIS STATEMENT IS Cr)RRECI Ai',ID R/'_F!FIED.
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STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCBD BY: RBC WEALTH. MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE

3/30/0

LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LBGND CC

14
14*

.3050 US.0001
CALL DEC 10 NYM NAT QAS E 6200 C

OPTION MARKBT VALUE
BXPIRE 11/23/10

AVBRAGE LONG: .30500

LAST TRADE DATB: 11/23/10

DEBIT CREDIT

14.00
14.00+

3/31/0 26
26"

CALL APR 11 NYM NAT GAS E 6200 C
OPTION MARKET VALUE

EXPIRE 3/28/11
AVERAGB LONG: .30000

.3000 US

.0301
7, 826. 00
7, 826. 00*

9/22/0

5/24/0

8
8~

9
9e

LAST TRADE DATBt 3/28/11

CALL SEP 11 NYM NAT GAS E 6250 C
OPTION MARKET VALUB

BXPIRE 8/26/11
AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

CALL MAR 11 NYM NAT QAS B 6500 C
OPTION MARKBT VALUE

BXPIRE 2/23/11
AVBRAGE LONG: .30000

LAST TRADB DATB: 2/23/11

.1650 US

.1099

.3000 US

.0197

8, 792. 00
8, 792. 00*

1,773.00
1,773.00*

3/24/0
7/14/0

16
15
31*

CALL JAN 11 NYM NAT GAS B 6600
CALL JAN 11 NYM NAT GAS E 6600

OPTION MARKET VALUE
EXPIRE 12/27/10

AVERAGE LONG: .26812

LAST TRADE DATB: 12/27/10

C
C

.3320 US

.2000 US

.0025

400. 00
375.00
775.00*

7/30/0

7/14/0

3/24/0

8
8*

12
12*

11
11*

CALL AUG 11 NYM NAT GAS E 6750 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVERAQB LONG: .24000

LAST TRADE DATB: 7/26/11

CALL FEB 11 NYM NAT QAS E 6800 C
OPTION MARKET VALUE

EXPIRE 1/26/11
AVBRAGE LONG: .20500

LAST TRADE DATE: 1/26/11

CALL FEB 11 NYM NAT GAS B 6850 C
OPTION MARKET VALUE

EXPIRE 1/26/11
AVERAGE LONG: .31000

.2400 US.0532

.2050 US

.0070

.3100 US

.0065

4, 256. 00
4, 256. 00*

840. 00
840. 00v

715.00
715.00*

LAST TRADB DATE: 1/26/11
ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Oar iels Itvf:cia (', Company.

FLFASE REFOR . /NY DIFFERENC S OR OBJECTIONS fM'vlEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOL!R RIO"IT TO HAVE DIF ERENCES OR Ors!:CTIONS
C()f'!f'E( TED WI( L HE (3EE VIED YOUII ACvREEIVIENT THAT THIS STATEtv'ENT IS CORRECT AND RATIFIED.
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STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BYz RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/30/0 14 CALL DEC i0 NYM NAT GAS E 6200 C .3050 US 14.00

14- OPTION MARKET VALUE .0001 14.00"

EXPIRE 11/23/10

AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/10

3/31/0 26 CALL APR ii Nlq4 NAT GAS E 6200 C .3000 US 7,826.00

26* OPTION MARKET VALUE .0301 7,826.00*

EXPIRE 3/28/11

AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

9/22/0 8 CALL SEP ii NYM NAT GAS E 6250 C .1650 US 8,792.00

8* OPTION MARKET VALUE .1099 8,792.00*

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATEz 8/26/11

5/24/0 9 CALL MAR Ii NYM NAT GAS E 6500 C .3000 US 1,773.00

9* OPTION MARKET VALUE .0197 1,773.00"

EXPIRE 2/23/11

AVERAGE LONG: .30000

LAST TRADE DATE: 2/23/11

3/24/0 16 CALL JAN ii NYM NAT GAS E 6600 C .3320 US 400.00

7/14/0 15 CALL JAN ii NYM NAT GAS E 6600 C .2000 US 375.00

31" OPTION MARKET VALUE .0025 775.00*

EXPIRE 12/27/10

AVERAGE LONG: .26812

LAST TRADE DATE: 12/27/10

7/30/0 8 CALL AUG ii NYM NAT GAS E 6750 C .2400 US 4,256.00

8* OPTION MARKET VALUE .0532 4,256.00*

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

7/14/0 12 CALL FEB ii NYM NAT GAS E 6800 C .2050 US 840.00

12- OPTION MARKET VALUE .0070 840.00*

EXPIRE 1/26/11

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/11

3/24/0 11 CALL FEB 11 NYM NAT GAS E 6850 C .3100 US 715.00

II* OPTION MARKET VALUE .0065 715.00"

EXPIRE 1/26/11

AVERAGE LONG: .31000

LAST TRADE DATE: 1/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dar'iels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIG_4T TO HAVE DIFFERENCES OR OB!ECTfONS

C(:)FiF_EGTED WILL BE DEEMED YDIJI:_ AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
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STATEMBNT DATB: OCT 29, 2010

ACCOUNT NUMBER) 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB TO RESOLVB WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SBRVICB AT
1/800/654-0461 or 312/242-7200.

DATE

6/01/0

EX PRICE/LEGND CC

18
18+

CALL JUN 11 NYM NAT GAS B 6900 C
OPTION MARKBT VALUB

EXPIRE 5/25/11
AVERAGB LONG: .20500

LAST TRADB DATE: 5/25/11

.2050 US.0201

LONG/BUY SHRT/SBLL DESCRIPTION DEBIT CREDIT

3, 618.00
3, 618.00*

3/15/0

7/01/0

3/10/0

2/24/0

2/23/0

3/02/0

1/28/0

10
10*

8
8~

13
13*

15
15*

12
12*

18
18*

15
15*

CALL MAR 11 NYM NAT GAS B 7000 C
OPTION MARKBT VALUE

EXPIRE 2/23/11
AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

CALL JUL 11 NYM NAT GAS E 7000 C
OPTION MARKET VALUB

EXPIRB 6/27/11
AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

CALL DEC 10 NYM NAT GAS E 7150 C
OPTION MARKBT VALUE

EXPIRE 11/23/10
AVERAGE LONG: .22000

LAST TRADE DATB: 11/23/10

CALL JAN 11 NYM NAT GAS E 7650 C
OPTION MARKET VALUE

EXPIRE 12/27/10
AVERAGE LONG: .36500

LAST TRADE DATB: 12/27/10

CALL FEB 11 NYM NAT GAS E 7750 C
OPTION MARKET VALUE

EXPIRE 1/26/11
AVERAGE LONG: .36500

LAST TRADE DATE: 1/26/11

CALL MAR 11 NYM NAT GAS B 8500 C
OPTION MARKBT VALUE

EXPIRE 2/23/11
AVBRAGE LONG: .23000

LAST TRADE DATE: 2/23/11

CALL JAN 11 NYM NAT GAS B 9200 C
OPTION MARKET VALUE

EXPIRE 12/27/10
AVERAGE LONG: .26000

LAST TRADE DATE: 12/27/10

.3300 US

.0108

.2450 US

.0298

.2200 US.0001

.3650 US

.0003

.3650 US.0020

.2300 US

.0023

.2600 US

.0001

1,080. 00
1,080. 00*

2, 384.00
2, 384. 00*

13.00
13.00~

45. 00
45.00*

240. 00
240. 00&

414.00
414.00*

15.00
15.00*

ADM INVESTOR SERVICES, INC. a &JYhnll)/ nwnerf subsidiary nf the Archer Dar iels I(/I clani'. Cnmpanv.
f'LFASE EPOS ANY D FFEF(FNCES OR OB!EC IniNS IMI&fEDIATELY YOUR FAIL JRE O fr&I':,(EDIATEI Y EXERCfSE YOL!R RICi, (T TO fIAVE DfF=EREf'CES ..F' nfi!EC "ICNS
Cnrlf'ki". 'Ikf7 ',NI L l I= I &kk)AEI) ~ODI( An'IEEl', EN) f I 'Af THIS 8 IAf Et;"ENT IS CORI)ECT AND R )f IFIEli.
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STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SBLL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

6/01/0 18 CALL JUN ii NYM NAT GAS E 6900 C .2050 US 3,618.00

18" OPTION MARKET VALUE .0201 3,618.00-

EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

3/15/0 i0 CALL MAR II NYM NAT GAS E 7000 C .3300 US 1,080.00

i0" OPTION MARKET VALUE .0108 1,080.00"

EXPIRE 2/23/11

AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

7/01/0 8 CALL JUL ii NYM NAT GAS E 7000 C .2450 US 2,384.00

8* OPTION MARKET VALUE .0298 2,384.00*

EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

3/10/0 13 CALL DEC i0 NYM NAT GAS E 7150 C .2200 US 13.00

13, OPTIONMARKET VALUE .0001 13.00"

EXPIRE 11/23/10

AVERAGE LONG: .22000

LAST TRADE DATE: 11/23/10

2/24/0 15 CALL JAN ii NYM NAT GAS E 7650 C .3650 US 45.00

15- OPTION MARKET VALUE .0003 45.00*

EXPIRE 12/27/10

AVERAGE LONG: .36500

LAST TRADE DATE: 12/27/10

2/23/0 12 CALL FEB ii NYM NAT GAS E 7750 C .3650 US 240.00

12" OPTION MARKET VALUE .0020 240.00*

EXPIRE 1/26/11

AVERAGE LONG: .36500

LAST TRADE DATE: 1/26/11

3/02/0 18 CALL MAR ii NYM NAT GAS E 8500 C .2300 US 414.00

18" OPTION MARKET VALUE .0023 414.00"

EXPIRE 2/23/11

AVERAGE LONG: .23000

LAST TRADE DATE: 2/23/11

1/28/0 15 CALL JAN ii NYM NAT GAS E 9200 C .2600 US 15.00

15" OPTION MARKET VALUE .0001 15.00"

EXPIRE 12/27/10

AVERAGE LONG: .26000

LAST TRADE DATE: 12/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dar_iets M dland Company.
PL.EASE REPORT -',N'," DiFF_':RENCES OR OBJECTIONS IMMEDIATELY, YO'dR FAILU_-_ TO IM_ViEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFC-ERL:f'_CES OF:: OB !,,:[CTiON_"_

C C :{ :'_ECIED WILl BE DEEMED YOUR AG :{EEMEN"/ THAI THIS STATEMENT IS CORfqECTAt',D F_ATIFIED,
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STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBBR: 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCBD BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZF YOU HAVE ANY {}UBSTIONS OR ISSUBS
REGARDING YOUR STATEMENT TEAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKBR,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DBSCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

1/29/0

12/01/9

12
12»

28
28*

CALL FEB 11 NYM NAT GAS E 9350 C
OPTION MARKBT VALUE

EXPIRE 1/26/11
AVERAGE LONG: .26400

LAST TRADE DATE: 1/26/11

CALL DEC 10 NATURAL GAS 9000 C
OPTION MARKET VALUB

EXPIRE 11/23/10
AVBRAGE LONG: .36000

LAST TRADE DATE: 11/23/10

.2640 US.0004

.360 US

.001

48.00
48. 00*

280. 00
280. 00*

1 . BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
5. NET OPTION PREMIUM
8. OPTIONS MARKBT VALUB

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

»»* SEG USD *»»
28, 986.00-

106,923.50-
135,909.50-
290, 906.00-
451, 356.00

315,446. 50
315,446. 50

*»» CURRENT MONTH »** »*» YEAR-TO-DATE ***
FUTURES P&L
OPTION PREMIUM

US
US

.00
290, 906.00-

5, 561,142.90-
1,263, 456. 50-

ADM fNVESTOR SERVICES, INC. a wholly owned subsidiary of '.he Archer Daniels M ala~a Company,
F'LEASE "(ERQF, A' Y O'FF )FlFNCES Q)R QOJEC II"l" frl))IEOIATELY. YQJR FAILJRE TQ If«i':IEOIATELY EXERCISE YQL!R Rlci;IT TQ il)V''E CIF' FRFNCES .)F ..f)!Er IQ'!S
CQI)f)E ': I I r) "rl L f'E I')LE',1'-I) «'Q( I) AC lEEI"EN) l'f" AT Tt)IS STA1E) leaf I IS Ci, f!F)F C I Al' O F)AI I IEI'.

ADM

ADM INVESTOR SERVICES, INC.

('Ei_ a;4(_ Bo,lrd of Ir_d_' Building:

ll-I W. J,;cksoJ_ Blvd ,, St.file I_()OA

Chi_ a v,__, [llinios 606(}4-315_0

MC,NIF{ Y C()L!MC)DI[Y S_AIf'_,_[#!i
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STATEMENT DATE: OCT 29, 2010

ACCOUNT NUMBER: 121 X2068

SALESMANNUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU EL&VE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

112910 12
12-

12/01/9 28

28*

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

SHRT/SELL DESCRIPTION

CALL FEB ii NYM NAT GAS E 9350

OPTION MARKET VALUE

EXPIRE 1/26/11

AVERAGE LONG: .26400

LAST TRADE DATE: 1/26/11

CALL DEC i0 NATURAL GAS 9000

OPTION MARKET VALUE

EXPIRE 11/23/10

AVERAGE LONG: .36000

LAST TRADE DATE: 11/23/10

*** SEG USD ***

28,986.00-

106,923.50-

135,909.50-

290,906.00-

451,356.00

EX PRICE/LEGND CC

C .2640 US

.0004

C .360 US

.001

315,446.50

315,446.50

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US .00 5,561,142.90-

OPTION PREMIUM US 290,906.00- 1,263,456.50-

DEBIT CREDIT

48.00

48.00*

280.00

280.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels M dlanci Company,
PLEASE ;.:_EPORT ;_,.;Y )IFFERF-NCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR R!GHT TO tIAVE DIFFERENCES OR OBJi_CTION.,;
C(:;RRE_:'I ED WI'_L _E DEEMED Y()UI:_ AGT{EEMENI IHAT THIS STAIEMENT IS r}OF_IqECI AND F:_AIJFIED.

!ff TA[_ I(R A:- ;i (< ! _ E.U9_E'. 1C Ti _ r;!_zAN_ C{]_ _'_HiGNt',{}'4 _EvEr-'!-E _'.ii_E ::_h[:)_ %Y_¢t::%: Mi: __.:- _.IN_ i ],N ! :'1[_[



Period

South Carolina
Report as of 10/29/2010 Close

Original Purchase
Cost/Proceeds Realized Value

Net Value Realized
Gain or (Loss)

Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions — Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions — Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/November-2010 Review
Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446, 030
$3,599,735
$1,475,280

$20, 129,145
$1,315,720

$21,444, 865

$2,424, 270
$400,810
$795,290

$4,925,500
$1,385,730
$1,159,981

$6, 147,835
$12,587,530

$3,938,546
$14,353,790)

$451,356
$13,902,434)

$1,474,820
$664,830

$56,390
$2,461,810

$4,754,950
$1,748,439
$9,593,865

$16,187,265
$5,413,826

$34,482,935
$864,364

($35,347,299

South Carolina

Report as of 10/29/2010 Close

Period Original Purchase Realized Value Net Value Realized
CostlProceeds Gain or (Loss)

$949,45e $2,424,270 $1,474,820Closed Positions - May-2002/April-2003 Review

Closed Positions - Ma},-2003/April-2004 Review

Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/November-2010 Review
Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

$1,065,640 $400,810
$851,680 $795,290

$2,463,690

$3,369,220
$2,908,420

$3,446,030

$3,599,735

$1,475,280
$20,129,145

$1,315,720

$21,444,865

$4,925,500

($1,385,730 /
$1,159,981

($6,147,8351

($12,587,530 /

($3,938,546

($14,353,790
$451,35E

($13,902,434

($664,830)

($56,390
$2,461,810

($4,754,950

($1,748,439 /
($9,593,865 I

($16,187,265 /

($5,413,826)

($34,482,935)

($864,364)
($35,347,299)



Period Tool

n Positions - South Carolina
Re rt as of 10/29/2010 Close

Counter
T d D te P h ed

Strike/FMe Purchase
C t/P

MMBtus Purchase

Per Month s

Trade /

Expiration
Date

NYMEX Net Value vs.
Market Market Value Current Market
Price Value

Dec-10
Dec-1 0

Dec-10
Dec-10

Jan-11
Jan-11
Jan-11
Jan-11
Jan-11

Feb-11
Feb-11
Feb-11
Feb-11
Feb-11

Mar-11

Mar-11

Mar-11
Mar-11

A r-11
Apr-11

Ma -11

Ma -11
May-11

Jun-11

Jun-11
Jun-11

Jul-11

Jul-11
Jul-11

Au -11

Au -11
Aug-11

Se -11

Se -11
Sep-11

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call
Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call
Call

Call

Call

Call

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

12/1/2009

3/1 0/201 0
3/30/2010
8/1 1/201 0

1/28/2010

2/24/2010

3/24/201 0
7/14/2010
8/20/201 0

1/29/2010

2/23/2010

3/24/201 0

7/1 4/201 0
8/17/2010

3/2/2010

3/15/2010

5/24/201 0
8/1 1/201 0

3/31/2010
10/25/2010

4/30/2010

9/28/2010
10/25/2010

6/1/2010

1 0/27/201 0
1 0/29/201 0

7/1/2010

8/26/2010
10/25/2010

7/30/2010

8/31/201 0
10/25/2010

8/31/2010

9/22/201 0
10/27/2010

280,000
130 000
140,000
140,000

150,000
150,000
160,000
150,000
150,000

120,000
120,000
110,000
120,000
120,000

180,000
100,000
90,000
90,000

260,000
80,000

170,000
90,000
80,000

180,000
100,000
90,000

80,000
70,000
80,000

80,000
70,000
80,000

80,000
80,000
90,000

$9.00
$7.15
$6.20
$5.50

$9.20
$7.65
$6.60
$6.60
$5.30

$9.35
$7.75
$6.85
$6.80
$5.85

$8.50
$7.00
$6.50
$5.60

$6.20
$4.30

$6.10
$4.90
$4.35

$6.90
$4.70
$4.75

$7.00
$5.90
$4.75

$6.75

$595
$4.95

$5.90
$6.25
$5.35

$0.360
$0.220
$0.305
$0.180

$0.260
$0.365
$0.332
$0.200
$0.257

$0.264
$0.365
$0.310
$0.205
$0.215

$0.230
$0.330
$0.300
$0.290

$0.300
$0,230

$0.340
$0.250
$0.248

$0.205
$0.238
$0.235

$0.245
$0.185
$0.240

$0.240
$0.220
$0.245

$0.275
$0.165
$0.238

$100,800
$28,600
$42, 700
$25,200

$39,000
$54,750
$53,120
$30,000
$38,550

$31,680
$43,800
$34,100
$24, 600
$25,800

$41,400
$33,000
$27,000
$26, 100

$78,000
$18,400

$57,800
$22, 500
$19,800

$36,900
$23,800
$21,150

$19,600
$12,950
$19,200

$19,200
$15,400
$19,600

$22, 000
$13,200
$21,420

1 1/23/201 0
11/23/2010 E
11/23/2010 E
11/23/2010 E

12/27/2010 E
12/27/2010 E
12/27/2010 E
12/27/2010 E
12/27/2010 E

01/26/2011 E
01/26/2011 E

01/26/2011 E

01/26/2011 E
01/26/2011 E

02/23/2011 E
02/23/2011 E

02/23/2011 E
02/23/2011 E

03/28/2011 E
03/28/2011 E

04/26/2011 E

04/26/2011 E
04/26/2011 E

05/25/2011 E

05/25/2011 E
05/25/2011 E

06/27/2011 E
06/27/2011 E
06/27/2011 E

07/26/2011 E

07/26/2011 E
07/26/2011 E

08/26/2011 E

08/26/2011 E
08/26/2011 E

$0.0010
$0.0001
$0.0001
$0.0015

$0.0001
$0.0003
$0.0025
$0.0025
$0.0397

$0.0004
$0.0020
$0.0065
$0.0070
$0.0304

$0.0023
$0.0108
$0.0197
$0.0633

$0.0301
$0.3277

$0.0392
$0.1802
$0.3451

$0.0201
$0.2640
$0.2497

$0.0298
$0.0952
$0.3106

$0.0532
$0.1161
$0.3006

$0.1514
$0.1099
$0.2472

$280
$13
$14

$210

$15
$45

$400
$375

$5,955

$48
$240
$715
$840

$3,648

$414

$1,080
$1,773
$5,697

$7,826
$26,216

$6,664
$16,218
$27,608

$3,618
$26,400
$22,473

$2,384

$6,664
$24,848

$4,256

$8,127
$24, 048

$12,112
$8,792

$22, 248

$100,520
$28,587

$42, 686
($24,990)

$38,985
$54,705

$52,720
$29,625

($32,595)

$31,632
$43,560
$33,385
$23,760

($22, 152)

$40,986
$31,920
$25,227

($20,403)

$70, 174
$7,816

$51,136
$6,282
$7,808

$33,282

$2,600
$1,323

$17,216
$6,286
$5,648

$14,944

$7,273
$4,448

$9,888

$4,408
$828

Oct-11
Oct-11
Nov-11

Call

Call

Call

NYMEX

NYMEX

NYMEX

9/30/201 0
10/18/2010

10/29/2010

120,000
120,000
400,000

$5.90
$5.50
$5.70

$0.240
$0.265
$0.285

$28,800
$31,800

$114,000

09/27/2011 E
09/27/2011 E

10/26/2011 E

$25,416$0.2118
$0.2893 $34,716
$0.2974 $118,960

$3,384
$2,916
$4,960

SUMMARY: 4,900,000 $1,315,720 $451,356 ($864, 364)

Reviewed by: JSG 11/1/10

Open Positions - South Carolina

Report as of 1012912010 Close

MMBtus Purchase
Period Tool Counter Trade Date Purchased StrikelFIxe Purchase Cost/Proceed

party Per Month d Price Price s

Dec-10 Call NYMEX 12/1/2009 280,000 $9.00 $0.360 $100,800

Trade I NYMEX Net Value vs.

Explretion Market Market Value Current Market
Date Price Value

11/23/2010 $0.0010 $280 ($100,520)

Dec-10 Call NYMEX 3/10/2010 130,000 $7.15 $0.220 $28,600 1112312010 E $0.0001 $13 1528,587)

Dec-10 Call NYMEX 3/30/2010 140,000 $6.20 $0.305 $42,700 11/23/2010 E $0.0001 $14 ($42,686 /
Dec-10 Call NYMEX 8/11/2010 140,000 $5.50 $0.180 $25,200 11/23/2010 E $0.0015 $210 ($24,990)

Jan-11 Call NYMEX 112812010 150,000 $9.20 $0.260 $39,000 12/27/2010 E $0.0001 $15 ($38,985)

Jan-11 Call NYMEX 212412010 150,000 $7.65 $0.365 $54,750 12/27/2010 E $0.0003 $45 ($54,705)

Jan-11 Call NYMEX 312412010 160,000 $6.60 $0.332 $53,120 1212712010 E $0.0025 $400 ($52,720)

Jan-11 Call NYMEX 711412010 150,000 $6.60 $0.200 $30,000 12/27/2010 E $0.0025 $375 1529,625/
Jan-11 Call NYMEX 812012010 150,000 $5.30 $0.257 $38,550 12/27/2010 E $0.0397 $5,955 ($32,595)

Feb-11 Call NYMEX 1/29/2010 120,000 $9.35 $0.264 $31,680 01/26/2011 E $0.0004 $48 ($31,632)

Feb-11 Call NYMEX 212312010 120,000 $7.75 $0.365 $43,800 01/26/2011 E $0.0020 $240 ($43,560 /

Feb-11 Call NYMEX 3/24/2010 110,000 $6.85 $0.310 $34,100 01/26/2011 E $0.0065 $715 ($33,385)

Feb-11 Call NYMEX 7/14/2010 120,000 $6.80 $0.205 $24,600 01/26/2011 E $0.0070 $840 ($23,760)
Feb-11 Call NYMEX 8/17/2010 120,000 $5.85 $0.215 $25,800 0112612011 E $0.0304 $3,648 ($22,152)

Mar-11 Call NYMEX 3/2/2010 180,000 $8.50 $0.230 $41,400 02/23/2011 E $0.0023 $414 ($40,986 I

Mar-11 Call NYMEX 3/15/2010 100,000 $7.00 $0.330 $33,000 02/23/2011 E $0.0108 $1,080 ($31,920)

Mar-11 Call NYMEX 5/24/2010 90,000 $6.50 $0.300 $27,000 02/23/2011 E $0.0197 $1,773 ($25,227 I
Mar-11 Call NYMEX 8/11/2010 90,000 $5.60 $0.290 $26,100 02/23/2011 E $0.0633 $5,697 ($20,403)

Apr-11 Call NYMEX 3/31/2010 260,000 $6.20 $0.300 $78,000 0312812011 E $0.0301 $7,826 ($70,1747
Apr-11 Call NYMEX 1012512010 80,000 $4.30 $0.230 $18,400 0312812011 E $0.3277 $26,216 $7,816

May-11 Call NYMEX 4/30/2010 170,000 $6.10 $0.340 $57,800 0412612011 E $0.0392 $6,664 ($51,136 I

May-11 Call NYMEX 9/28/2010 90,000 $4.90 $0.250 $22,500 04/26/2011 E $0.1802 $16,218 ($6,282 /
May-11 Call NYMEX 1012512010 80,000 $4.35 $0.248 $19,800 04/26/2011E $0.3451 $27,608 $7,808

Jun-11 Call NYMEX 6/1/2010 180,000 $6.90 $0.205 $36,900 05/25/2011 E $0.0201 $3,618 ($33,282 I

Jun-11 Call NYMEX 10/27/2010 100,000 $4.70 $0.238 $23,800 05/25/2011 E $0.2640 $26,400 $2,600

Jun-11 Call NYMEX 10/29/2010 90,000 $4.75 $0.235 $21,150 05/25/2011 E $0.2497 $22,473 $1,323

Jul-11 Call NYMEX 7/1/2010 80,000 $7.00 $0.245 $19 600 06/27/2011 E $0.0298 $2,384 ($17,216)

Jul-11 Call NYMEX 8/26/2010 70,000 $5.90 $0.185 $12,950 06/27/2011 E $0.0952 $6,664 ($6,286)
Jul-11 Call NYMEX 10/25/2010 80,000 $4.75 $0.240 $19,200 06/27/2011 E $0.3106 $24,848 $5,648

Aug-11 Call NYMEX 7130/2010 80,000 $6.75 $0.240 $19,200 07/26/2011 E $0.0532 $4,256 ($14,944)

Au_-11 Call NYMEX 8/31/2010 70,000 $5.95 $0.220 $15,400 07/26/2011 E $0.1161 $8,127 ($7,273 /
Aug-11 Call NYMEX 10/25/2010 80,000 $4.95 $0.245 $19,600 07/26/2011 E $0.3006 $24,048 $4,448

Sep-11 Call NYMEX 813112010 80,000 $5.90 $0.275 $22,000 0812612011 E $0.1514 $12,112 ($9,888)

Sep-11 Call NYMEX 912212010 80,000 $6.25 $0.165 $13,200 08/26/2011 E $0.1099 $8,792 ($4,408 /
Sep-11 Call NYMEX 10/27/2010 90,000 $5.35 $0.238 $21,420 08/26/2011 E $0.2472 $22,248 $828

Oct-ll Call NYMEX 9/30/2010 120,000 $5.90 $0.240 $28,800 09/27/2011 E $0.2118 $25,416 _$3,384)
Oct-ll Call NYMEX 10/18/2010 120,000 $5.50 $0.265 $31,800 09/27/2011 E $0.2893 $34,716 $2,916

Nov-11 Call NYMEX 1012912010 400,000 $5.70 $0.285 $114,000 10/26/2011 E $0.2974 $118,960 $4,960

SUMMARY: 4,900,000 $1,315,720 $451,356 ($864,364)

Reviewed by: JSG 11/1/10



Counter OriginalPeriod Tool
party Trade Date

SUMMARY

Counter OriginalPeriod Tool
party Trade Date

SUMMARY

Counter OriginalPeriod Tool
party Trade Date

SUMMARY'

Counter OriginalPeriod Tool
party Trade Date

SUMMARY

Counter Original
party Trade Date

Period Tool

CallMa -10 NYMEX 7/28/2008
7/28/2008Ma -10 Put NYMEX

7/28/2008Call Sold NYMEXMa -10
8/11/2008Call NYMEXMa -10
8/11/2008Ma -10 Put NYMEX

NYMEX

NYMEX

NYMEX

9/4/2008Ma -10 Call

Ma -10 Put 9/4/2008
CallMa -10 9/5/2008

Ma -10 Put NYMEX 9/5/200
NYMEX 10/14/200Ma -10 Call

10/14/2008Call Sold NYMEXMa -10
Ma -10 Call NYMEX 10/30/2008

Call Sold NYMEXMa -10 10/30/2008
Ma -10 FUTURES NYMEX 4/27/2010
Ma -10 FUTURES NYMEX 4/27/2010
Ma -10 FUTURES NYMEX 4/27/2010

FUTURES NYMEXMa -10 4/27/201
Jun-10 Call NYMEX

NYMEX
7/28/2008

Jun-10 Put 7/28/2008
Jun-10 Call Sold NYMEX 7/28/2008
Jun-10 Call NYMEX 8/11/2008
Jun-10 Put NYMEX

NYMEX

8/11/2008
Jun-10 Call 9/4/2008
Jun-10 Put NYMEX 9/4/2008

CallJun-10 9/5/2008NYMEX

NYMEX

NYMEX

Jun-10 Put 9/5/2008
Jun-10 Call 10/14/2008

Call Sold NYMEXJun-10 10/14/2008
Jun-1 Call NYMEX 10/30/2008

Call Sold NYMEX 10/30/200Jun-10
FUTURES NYMEXJun-10 5/25/201 0
FUTURES NYMEXJun-10 5/25/201
FUTURES NYMEX
FUTURES NYMEX

Jun-10 5/25/201
Jun-10 5/25/2010
Jul-10 Call NYMEX 8/1/2008
Jul-10 Put NYMEX 8/1/2008

Call Sold NYMEXJul-10 8/1/2008
Jul-10 Call NYMEX

NYMEX
8/1 1/2008

Jul-10 Put 8/1 1/2008
CallJul-10 NYMEX 9/4/2008

Jul-10 Put NYMEX

NYMEX

NYMEX

9/4/2008
CallJul-10 9/5/2008

Jul-10 Put 9/5/2008
10/14/2008NYMEXJul-10 Call

Jul-10 Call Sold NYMEX

FUTURES NYMEX

FUTURES NYMEX

10/14/2008
Jul-10 8/25/201

6/25/201Jul-10
Jul-10 FUTURES NYMEX 6/25/201

FUTURES NYMEXJul-10
Au -10
Au -10

6/25/2010
8/1/2008Call NYMEX

NYMEXPut 8/1/2008
Au -10 Call Sold NYMEX 8/1/2008
Au -10
Au -10
Au -10

Cell NYMEX

NYMEX

8/20/2008
8/20/200Put

Call Sold NYMEX 8/20/2008
CallAu -10 NYMEX 9/4/2008

Au -10 Put NYMEX 9/4/2008
CallAu -10 NYMEX 9/5/2008

South Carolina M ay-2006/A pril-2007 Review
Repok as of 10/29/2010 Close

Expiration
Trade I

Expiration
Date

MMBtus
Purchased Per

Month

Strike/Fixed Purchase Purchase
I rice Price Coat/Proceeds

23 540 000 3 369 220
uth Carolina May-2007/April-2008 Review

Report as of 10/28/201 0 Close

MMBtus
Purchased Per

Month

Expiration
Trade /

Price
Strike/Fixed Purchase Purchase

Price Price Cost/Proceeds

21 450 000 2 90842
South Carolina May-2008/Aprg-2009 Review

Re ort as of 10/29/2010 Close

M MBtus
Purchased Per

Month

Expiration
Trade /

Expiration
Date

Strike/Fixed Purchase Purchase
Price Price Cost/Proceeds

21 520 000 3 446 030
South Carolina May-2009/April-2010 Review

Rs ort as of 10/29/2010 Close

MMBtus
Purchased Per

Month

Expiration
Trade I

Expiration
Date

Strike/Fixed Purchase Purchase
Price Price Cost/Proceeds

23 720 000 3 599 735
South Carolina May-2010/November-2010 Review

Report as of 10/28/2010 Close

MMBtus
Purchased Per

Month

Trade I
Expiration

Date

Strike/Fixed
I rice

Purchase
Price

Purchase
Cost/Proceeds

Expiration
Price

$9.10 $1.00960 000 $60 540 4/27/2010 $0 000
60 000 $6.80 $0 340

$16 00 $0 140
$20 400
$8 400

4/27/2010 $0 000
4/27/2010 $0.0060 000

$0.000$935 $0 820 $49 200 4/27/201060 000
$18 000$7.00 $0.300 4/27/2010 $060 000

$0 880$915 $39 600 4/27/2010 $060 000
$6.50 $0 150 $9 00060 000 4I27/2010 $0
$915 $0 660600 $39 600 4/27/201 $0
$6.50 $0.150 $9 00060 000 4/27/2010 $0 000

$0.0004/27/2010
4/27/2010

$100 70
$15 200

$9.25 $0 530190 000
$0 000$1325 $0 080

$10.25 $0 41
190 000

$73 800 4/27/2010 $0.00180 000
4/27/2010 $0.00180 000 $13 25 $0 140 $25 200

$0 00 $4 216 $0 4/27/201060 000 $0.000
$0 00 $4 216 4/27/2010 $0.0$060 000
$0 00 $4 216 $0 4/27/201 $00060 00
$0.00 $4.21660 000 4/27/201 0 $0 000

70 000 $1.009$9.25 $70 630 5/25/2010 $0 000
$6.80 $0 340 $23 800 5/25/2010 $0 00070 000

$16.00 $0.140 $9 800 $0.00070 000 5/25/2010
$9.40 $49 500 5/25/2010 $0.00$0 82560 000

$0.00$18 000 5/25/201
5/25/201

$700 $030060 000
$9 50 $0 660 $48 20 $0.070 00

5/25/201 0$6.50 $0.150 $10 500 $0.00070 000
$9.40 $39 60

$9 000
$0 660 5/25/2010

5/25/2010
$0 00060 000

$0 150 $0 00060 000
$9.35 $0.530 $0.000200 000 $106 000 5/25/2010

5/25/2010 $0.00200 000 $13.00 $0.080 $16 000
$10 00 $0 470200 00 $94 000 5/25/2010 $0.000

5/25/2010 $0.000$36 000$13.00 $0 180200
$0 00 $4 051 5/25/2010 $070 000
$0 00 $4.05160 000 $0 5/25/2010 $0

$070 000 $0.00 $4.051 5/25/201
5/25/201 0$4 051 $0 000$0.0060 000

$0.000$980 $0.99050 000 $49 500 6/25/2010
$0 000$700 $0270 $13 500 6/25/201050 000
$0.0006/25/2010$10 000500 $15 00 $0 200
$0.000$9 6560 000 $0 855 $51 300 6/25/2010

$7.00 $0.330 6/25/2010 $0 000$19 80060 00
$0.0006/25/2010$9 50 $0 660 $33 0050 000

6/25/2010 $0.0$7 500$8.50 $0.15050 000
$00$0.855 6/25/201

6/25/201
$9.50 $39 3060 00
$6.50 $0.150 $9 000 $0.00060 000

6/25/2010 $0$904$0.565$9.4160 000
$16 000 6/25/201 $0 00$13.00 $0.100

$000 $4861
160
50 $0 8/25/2010 $0.000

$0 6/25/201 $0.000$0.0060
$0 6/25/2010 $0 00$0 00 $4.861

60 00 $000 $4861
$990 $1 081

8/25/2010 $0 000
7/27/2010 $0.00060 000

$7.00 $0.280 $t8800 7/27/2010 $0.0060 000
7/27/201$15 000 $0$15.00 $0.25060 000

$53 50 7I27I201 $0.000$9.10 $1.07
$7 00 $0.350

50 000
7/27/2010 $0 000
7/27/2010 $0.0

$17 50050
$10 000$14.80 $0.200500

60 000 $10.00 $0 660 $39 600 7/27/2010 $0.000
7/27/201$9 00060 00 $0.000$6.50 $0.150

$32 500 7/27/201 $0.000$9.95 $0.65050 000

Res(Ized
Value

-1 385 730

Realized
Value

1 159 981

Realized
Value

-8 147 835

Realized
Value

-12 587 53

Realized
Value

$0
$0
$0
$0
$0
$0
$0

$0
$155 040
fi167 040
$137 040
$137 040

$0
$0

$0

$0

$192 430
$176 940
$171 430
$146 940

$0
$0
$0
$0

$0
$0
$0

$106 950
$128 340

$81 950
$98 340

$0
$0
$0

$0

Net Value Realized
Gain or (Loss)

Fees

-4 754 950 51 784 00

Nst Value Realized
Gain or (Loss)

-1 748 43 37 824 56

Net Value Realized
Gain or (Loss)

-9 593 885 43 384 50

Net Value Realized
Gain or (Loss)

Fees

-16 187 265 44 035.50

Net Value Realized
Gain or (Loss)

Fess

$60 540 93 00
$20 400 93.00

$8 40 93.00
93.00$49 200

$18 000 93.00
$39 600

$9 000
$39 600

93 00
93 00
93.00
93.00

$100 700 294 50
$15 200 294 50

$73 800 279 00
279 00$25 20

$155 040 186 00
$167 040 186.00
$137 040 186.00
$137 040 186 00

$70 630 108 50
$23 800 108 50
$9 800 108 50

$49 500 93.00
$18 000 93 00

$46 200 108.50
$10 108.50

$39 600 93 00
$900 93 00

$106 000 310.00
$16 00 310.00

$94 000 310 00
$36 00 310 00

$192 430 217 00
$176 940 t 86.00
$171 430 217.00
$146 940 186.00

77.50$49 500
$13 500 77.50
$10 000

$51 300
$19 800

77 50
93 00
93.00
77.50$33 000

$7 500
fi39 300

$9 000

77.50
93.00
93.00

$90 400 248.00
$1IB 00 248.00

$106 950 155.00
$128 340 186.00
$81 950 155.00
$98 340 188.00
$64 860
$16 800

93 00
93.00

$15 000 93.00
77 50$53 500

$17 500 77 50
$10 000 77 50

$39 600 93.00
$9 000 93 00

77.50$32 500

Counter Original

Period Tool party Trade Date

SUMMARY:

Counter Original

Period Tool party Trade Date

SUMMARY:

Counter Original

Period Tool party Trade Date

SUMMARY:

Counter Original

Period Tool party Trade Date

South Carolina May-2006/Apdl-2007 Review

Report as of 10/29/2010 Close

MMBtus
St rlke/Flxed Purchase Purchase

Purchased Per
Pdce Pdce Cost/Proceeds

Month

23,540,000! 3j369,22(

South Carolina Msy-20071Apdl-2008 Review

Report as of 10/29/2010 Close

MMBtus
Strik0/Fixed Purchase Purchase

Purchased Per
Price Price Cost/Prcceeds

Month

21,450_00( 2:908,42(

South Carolina Msy-2OOS/April-2009 Review

Report as of 10/20/2010 Close

MMBtus
Strike/Fixed Purchase Purchase

Purchased Per
Price Price Cost/Proceeds

Month

21,520,00( 3,446_03(

South Carolina May-20091April-20tO Review

Report as of 10/29/2010 Close

MMBtce
Strike/Fixed Purchase Purchase

Purchased Per
Price Price CosVPrcceeds

Month

SUMMARY:

Counter Original
Pedod Tool

party Trade Date

May-10 Call NYMEX 7/281200_

May-10 Put NYMEX 7/28/200_

May-10 Call ISold) NYMEX 7/28/200E

May-10 Call NYMEX 8/11/200E

May-10 Put NYMEX 8/11/200_

May-10 Call NYMEX 9141200_

May-10 Put NYMEX 914/200_

May-10 Call NYMEX 9151200_

May-10 Put NYMEX 9/5/200_

May-10 Call NYMEX 10/14/200_

May-10 Call (Sold) NYMEX 10/14/200E

May-10 Call NYMEX 10/30/200E

May-10 Call (Sold) NYMEX 10/30/200E

Ma_'-10 FUTURES NYMEX 41271201(

May-10 FUTURES NYMEX 4/27/201£

May-10 FUTURES NYMEX 4/27/201£

Ms)'-10 FUTURES NYMEX 4/271201(

Jun-10 Call NYMEX 7/28/200E

Jun-10 Put NYMEX 7/28/2008

Jun-10 Call (Sold) NYMEX 7/28/200E

Jun- 10 Call NYMEX 8/11/200_

Jun-10 Put NYMEX 8/11/200E

Jun-10 Call NYMEX 9/4/200E

Jun- 10 Put NYM EX 9/4/200_

Jun-10 Call NYMEX 915/2008

Jun-10 Put NYMEX 915/2008

Jun-10 Call NYMEX 1011412008

Jun-10 Call (Sold) NYMEX 10114/2008

Jun-10 Call NYMEX 1013012008

Jun-10! Call (Sold) NYMEX 10130/2008

Jun-l( FUTURES NYMEX 5125/2010

Jun-l( FUTURES NYMEX 512512010

Jun-l( FUTURES NYMEX i 512512010

Jun-l( FUTURES NYMEX 512512010

Jul- 1( Call NYMEX 81112008

Jul- 1( Put NYMEX 8/1/2008

Jul-l( Call (Sold NYMEX 8/112008

Jul-l( Call NYMEX 8/1112008

Jul-l( Put NYMEX 8/1112008

Jul-l( iCall NYMEX 9/4/2008
iJ ul- 1(, Put NYM EX 9/4/2008

Jul-l( Ca NYMEX 9/5/2008

Jul- 1( Put NYMEX 9/5/2008

Jul-l£ Call NYMEX 10/14/2008

Jul-l( Call (Sold) NYMEX 10/14/2008

Jul-l( FUTURES NYMEX 812512010

Jul-l( FUTURES NYMEX 6125/2010

Jul-l( FUTURE_ NYMEX 612512010

Jul-l( FUTURES NYMEX 6/25/2010

Aug-l( Call NYMEX 8/112008

Aug-l( Put NYMEX 81112008

Aug-l( Call (Sold) NYMEX 8/1/2008

Aug-l( Call NYMEX 8/20/2008

Aug-lC Put NYMEX 8/20/2001

Aug-lC Call (Sold NYMEX 8120/2008;

Aug-lC Call NYMEX 9141200(

Aug-l( Put NYMEX 9/4/200_

Aug-lC Call NYMEX 9/5/20081

23,720,00( 3t599173_

South Carolina May-2010/November-2010 Review

Report as of 10/29/2010 Close

MMBtus
Strike/Fixed Purchase Purchase

Purchased Per
Price Price Cost/Proceeds

Month

60,00C $9.10 $1.00 c $60,540

60,000 $6.80 ($0.34( ($20,400)

80,00C $16.00 ($0.140', ($8,400)

60_00C $9.3. _ $0.82( $49,206

60,00C $7.001 ($0.3001 ($18,000)

60r00C $9.1, = $0.66( $39,600

60,00C $6.5( ($0.1501 ($9,000)

60r00C $9.1. = $0.66( $39r800

60,00C $8.5( ($0.150', ($9,000)

1901000 $9.2. = $0.53( $10Ot700

190,000 $13.2.= ($0.080', ($15,200)

1801000 $10.2. = $0.41( $73,800

180,000 $13.2. = ($0.1401 ($25,200)

60,006 $0.0( $4.21E $0

60r000 $0.0( $4.21E $0

60r000 $0.0( $4.21E $0

60,000 $0.0( $421E $0

70,000 $9.2. = $1.00S $70,630

70,000 $6.8C ($0.3401 ($23,800)

70,000 $16.0( ($0.1401 ($9,800)

80t000 $9.4( $0.825 $49_500

60,000 $7.0( ($0.300) ($18,000)

70,000 $9.5( $0.660 $46,200

70,000 $6.5( ($6.150) ($10,500)

60,000 $9.4C $0.66(3 $39r600

60,000 $6.5C ($0.150) ($9,000)

200r000 $9.3_ $0.530 $106_000

200,000 $13.0C ($0.080) ($16,000)

200_000 $10.00 $0.470 $94,000

200,000 $13.00 ($0.180) ($36,000)

70r000 $0.00 $4.051 $0

60,000 $0.00 $4.051 $0

70,000 $0.00 $4.051 $0

60_000 $0.0c $4051 $0

50_000 $9.80 $0.990 $49,50(

50,000 $7.00 ($0.270) ($13,500

50,000 $15.00 ($0.200) ($10,0001

60r00G $9.65 $0.855 $51,30(

60,00G $7.00 ($0.330) ($19,8001

50,00( $9.50 $0.660 $33r00(

50,00( $850 ($0.150) ($7,5001

60,00( $9.56 $0.655 $39_30(

80,00( $6.50 ($0.150) ($9,000[

160=00( $9.40 $0.565 $90,40(

160,00( $13.00 ($0.100) ($16,0001

50,00( $0.00 $4.$61 $(

60,00( $0.00 $4.861 $(

$6,0(0 $0.00 $4.861 $(

60,00( $0.00 $4.861 $(

60,00( $9.90 $1.081 $64_86(

6Ol0O( $7.00 ($0.280) ($16,800'

60,00( $15.00 ($0.250) ($15,000',

50,00( $9.10 $1.070 $53,50(

50,00( $7.00 ($0.350) ($17,500;

50,00( $14.80 ($0.200, ($10,000',

60_00( $10.00 $0.66( $39_60(

60,00( $6.$6 ($6.1501 ($9,000]

50,00( $9.95 $0.65( $32,500

Trade I ExpirationExpiration Realized

Date Price Value

-1,385,73(

Expiration
Trade I

Expiration Realized

Date Price Value

1_159,981

Trade I Expiration Realized

Explrctlon Price Value
Date

-8,147,83_

Trade I Expiration Realized

Expiration price Value
Date

-12,587,53C

Trade I

Expiration Expiration I Realized
Price Value

Date

4/27/2010 $0.00( $0

41271201(3 $6.00( $0

41271201(3 $0.00( $0

412712010 $0.00( $0

412712010 $0.00( $0

4/27/2010 $0.0(3( $0

4127/2010 $0.0(X $0

4/2712010 $0.00( $0

4127/2010 $0.00( $0

4/27/2010 $0.00( $0

4/2712010 $0.00( $0

4/2712010 $0.00( $0

4/27/2010 $0.00( $0

4/2712010 $0.00( ($155,0401

4/27/2010 $0.00( ($167_040)

4/27/2010 $0.00( ($137,040)

412712010 $0.00( ($137,040)

512512010 $0.00( $0

5/25/2010 $0.00( $0

512512010 $0.00( $0

5/25/2010 $0.00( $0

5/2512010 $0.0OC $0

512512010 $0.00_ $0

5/25/2010 $0.000 $0

5125/2010 $0.00E $0

5/25/2010 $0.00C $0

5/25/2010 $0.00_ $0

512512010 $0.00C $0

5/2512010 $0.00C $0

5/2512010 $0.00C $_

5/2512010 $0.0OC ($192,430.

5/25/2010 $0.00_ ($176_940

5/25/2010 $0.00C ($171,430

512512010 $0.000 ($140_940

8125/2010 $0.000 $(

61251201( $0.000 $(

6125/201( $0.000 $(

6/251201( $0.000 $(

61251201( $0.00(3 $(

6/251201( $0.000 $(

6/25/201( $0.00_ $(

61251201( $0.000 $(

6/25/201( $0.00_ $(

61251201( $0.00_ $(

81251201( $0.000 $(

61251201( $0.000 ($106,950'

61251201( $0.000 ($128,340'

61251201( $0.000 ($81,950'

6/25/201( $0.000 ($98,340'

7/27/201( $0.000 $(

71271201( $0.000 $(

7/27/201( $0.000 $C

71271201( $0.000 $C

7/27/201C $0.000 $C

7/27/201C $0.000 $C

7/27/201C $6.000 $C

7/27/201( $0.000 $C

7/27/2010 $0.000 $C

Net Value Realized

Gain or (Loss)

-4_754_950

' Net Value Realized

Gain or (Loss)

-1_748_439

Net Value Realized

Gain or (Loss)

-9,593,865

Net Value Resllzed

Gain or (Loss)

-16,187,265

Net Value Realized

Gain or (Loss)

($60,540

$20,40(

$8,40(

($49,2001

$18,00(

($39,600

$9_00(

($39,6001

$9,00(

($100,7001

$15_20(

($73,8001

$25,20(

($155,0401

($167,040'

($137,0401

($137_040'

($70,830',

$23r80_

$9_80_

($49,500;

$18100(

($46,200',

$10,50C

($39,600)

$9,00C

($106,000]

$16_000

($94,ooo)

$36,00C

($192,4301

($176,9401

($171,4301

($1,_,94ol

($49,500)

$13,50C

$10_00C

($51,3001

$19,800

($33,000)

$7,50G

($39,300)

$9,000

($9o,4oo)

$16,ooo

($106,950)

($128,340)

($81,950)

($98,340)

($_4,860)

$16_800

$15,000

($53,500)

$17,500

$10,000

($39,600)

$9,000

($32,500)

Fees

51,784.0_

Fees

43_384.5(

Fees

44_035.5(

Fees

93.00

93.00

93.00

93.00

93.00

93.00

93.00

93.00

93.00

294.50

294.50

279.00

279.00

186.00

186.00

186.00

186.00

108.50

108.50

108.50

93.00

9300

108.50

108.50

93.00

93.00

310.00

310.00

310.00

310.00

217.00

186.00

217.00

186.00

77.50

77.50

77 50

93.00

93.00

77.50

77.50

93.00

93.00

248.00

248.00

155.00

186.00

155.00

156.00

93.00

93.00

93.00

77.50

77.50

7750

93.00

93.00

77.50



South Carolina May-2006/AprP-2007 Review
Re ort as of 10/29/2010 Close

Period Tool
Counter

party
Ortplnat

Trade Date

MMBtus
Purchased Per

Month

Strike/Fixed
Price

Purchase
Price

Purchase
Cost/Proceeds

Trade I
Expiration

Date

Expiration
Price

Realized
Value

Net Value Realized
Gain or (Loss)

Fees

Au -10 Put
Au -10 Call
Au -10 Put

NYMEX

NYMEX
NYMEX

Sa 10 Call
Se 10 Put
Se 10 Put

NYMEX
NYMEX

NYMEX

Au -10 Call Sold NYMEX
Au -10 FUTURES NYMEX

Au -10 FUTURES NYMEX
Au -10 FUTURES NYMEX
Au -10 FUTURES NYMEX
Au -10 FUTURES NYMEX

9/5/2008
1 0/22/2008
10/22/2008
10/22/2008
7/27/201
7/27/2010
7/27/2010
7/27/2010
7/27/2010
8/29/2008
8/29/2008
8/29/2008

50 000
170 000
170 000
170 000
60 000
50 000
60 000
50 000

170 00
120 00
40 000
80 000

$6 50
$8.90
$6.00

$14 00
$0.00
$0.00
$0 00
$0.00
$0.00
$9 30
$7 00
$7 00

$0.150
$0 770

$0.300
$0.170
$467
$4 675
$4.675
$4.675
$4 675
$1.115

$0 400
$0.400

$7 500
$130 900
$51 000
$28 900

$0
$0
$0

$0
$133 800
$16 000
$32 000

7/27/2010 $0.000 $0
7/27/2010
7/27/201
7/27/201

$0.0
$0.00
$0.000

$0
$0

7/27/2010 $0.0
7/27/2010 $0

$109 500
$91 250

7I27I201 $0 000 $225 250
8/26/2010 $0 00
8/26/2010 $0 000
8/26/2010 $0 000 $0

7I27I2010 $0 000 $139 500
7/27/2010 $0 000 $116250

$7 500
$130 900

$51 00
$28 90

$139 500
$116250
$109 500

$91 250
$225 250
$133 800

$16 000
$32 000

77 50
263 50
263.50
263.50
186 00
155 00
186 00
155.00
527.00
188 00
62.00

124 00

Se -10 Call

Se 10 Call

Se -10 Put

NYMEX

NYMEX

NYMEX
Se 10 Call Sold NYMEX

Se -10 Call Sold NYMEX 8/29/2008
9/5/2008

10/20/200
10/20/2008
10/20/2008

120 000
110000
180 000
180 00
180 000

$16 00
$12 80

$8 50
$5 60

$13.95

$0.200
$0 34
$0 965

$0.300
$0.200

$24 000
$37 400

$173 700
$54 000
$38 000

8/26/2010 $0 000
8/26/2010 $0 000
8/28/2010 $0.00
8/28/201 $000
8/26/2010 $0 00

$0
$0
$0

$0

$24 000
$37 400

$173 700
$54 00

186 00
170 50
279.00
279.00
279.00

Se 10 FUTURES NYMEX
Se 10 FUTURES NYMEX
Se -10 FUTURES NYMEX

8/17/2010
8/26/2010
8/26/2010

80 000
40 000

180 00

$0.00
$0 00
$0.00

$3 819
$3.81
$3 819

$0
$0
$0

8/26/2010 $0.0
8/26/201 $0

$127 242
$320,590

8/26/2010 $0 000 $254 484 $254 484
$127 242
$320 590

248.00
124 00
558.00

Oct-10 Cell NYMEX 9/29/2008 170 0 $9 00 $1.040 $176 8 9/27/201 $0.000 $0 $176 800 263.50
Oct-10 Put NYMEX
Oct-10 Call Sold NYMEX

NYMEXOct-10 Call

9/29/2008
9/29/2008
1 0/7/2008

170 00
170 000
180 000

$6.50
$15.0
$10.00

$0 300
$0.230
$0 700

$51 000
$39 100
$126 000

9/27/201 $0 000
9/27/2010 $0 0
9/27/2010 $0.000

$0 $51
$39 1

$126 000

263.50
263.50
279.00

Oct-10 Put
Oct-1 Call

NYMEX

NYMEX
Oct-10 Call Sold NYMEX
Oct-10 FUTURES NYMEX
Oct-10 FUTURES NYMEX

10/7/2008
10/20/2008
10/20/2008
9/27/2010
9/27/2010

180 000
260 00
260 000
170 000
180 000

$6.00
$11 50
$15.00
$000
$000

$0 200
$0 510

$0.200
$3 800
$3 800

$36 000
$132 6
$52 000

$0
$0

9/27/2010 $0 000
9/27/201
9/27/201

$00
$0 000

$0

9/27/2010 $3 837 $459 000
9/27/2010 $3.837 $396 000

$36 000
$132 600

$52 00
$459 000
$396 000

279 00
403.00
403 00
527 00
558 00

Nov-10 Call NYMEX
Nov-10 Call Sold NYMEX

11/3/2008
11/3/2008

300 000
300 000

$12 25
$16 00

$0 480
$0 170

$144 000
$51 000

10/26/2010 $0 0000
10/26/2010 $0 000

$0
$0

$144 000
$51 000

465 00
465.00

Nov-10 Call NYMEX 1 1/4/2009 20 000 $8.85 $0 330 $6 600 10/26/2010 $0 000 $0 $6600 31 00
Nov-10 Call NYMEX 3/17/2010 100 000 $675 $0.207 $20 700 10/26/2010 E $0 000 $20 700 155 00
Nov-10 Call

SUMMARY
NYMEX 3/31/2010 110000

9 530 000
$640 $0 185 $20 350

$1 475280
10/26/2010 E $0 000 $0

$3 938 546
$20 350

$5 413 826
170.50

17 499 50

MMBtusPeriodToolCounterOriginalPurchasedPerpartyTradeDate Month
Aug-lO Put NYMEX 9/5/2008 50,000

Aug-10 Call NYMEX 1012212008 170,000

Aug-lO Put NYMEX 1012212008 170_000

Aug-10 Call (Sold) NYMEX 10122/2008 170_000

Aug-101 FUTURES NYMEX 7/2712010 60r000

Aug-101 FUTURES NYMEX 7/2712010 50_000

Aug-l( FUTURES NYMEX i 7/2712010 60,000

Aug-l( FUTURES NYMEX 712712010 50,000

Aug-l( FUTURES NYMEX 712712010 170,000

Sep- 1( Call NYMEX 8/29/2008 120r000

Sap-l( Put NYMEX 8129/2008 40_00(

Sep-l( Put NYMEX 8/2912001 80_00(

Sep-1C Call (Sold) NYMEX 8/29/2008 120t00(

Sep-lC Call NYMEX 91512008 110,00(

Sep-lC Call NYMEX 10/20/2008 180r00(

Sep-1C Put NYMEX 1012012008 180r00(

Sep-1C Call (Sold) NYMEX 1012012008 180_00(

Sep-1C FUTURES NYMEX 8/17/2010 80,00(

Sep-l( FUTURES NYMEX 8/26/2010 40_00(

Sep-lC FUTURES NYMEX 812612010 180,00(

Oct-l( Call NYMEX 912912008 170,00(

Oct-lC Put NYMEX 9/29/200( 170,00(

Oct-l( Call (Sold) NYMEX 91291200( 170_000

Oct-lC Call NYMEX 10/7/200( 180r000

Oct- 1C Put NYMEX 10/71200( 180,000

Oct*lC Call NYMEX 10/201200( 260,000

Oct-lE Call (Sold NYMEX 10/20/200_ 260,00(

Oct-10 FUTURES NYMEX 9/2712014 170,000

Oct-10 FUTURES NYMEX 912712014 180_00C

NOV-10 Call NYMEX 11/3/200_ 300tOO(

NOV-10 Caff (Sold) NYMEX 11/3/200E 300,000

Nov-10 Call NYMEX 11141200( 20,000

Nov-10 Call NYMEX 3/17/201E 100r00(3

Nov-10 Call NYMEX 3/31/201C 110r00G

SUMMARY: 9,530,000

South Carolina May-2006/April-2007 Review

Report as of 10/29/2010 Close

Strike/Fixed Purchase

Price Price

$6.5C ($0.150)

$8.9C $0.77C

$6.0C ($0.300

$14.0( ($0.170

$0.0( $4.675

$0,0( $4.675

$0.0C $4.875

$OOC $4.675

$0.0C $4.675

$9.3(3 $1.115

$7.0(3 ($0.400)

$710_ ($0.400

$16.00 ($0.200)

$12.80 $0.340

$8.50 $0.965

$5.60 ($0.300

$13.95 ($0.200)

$0.00 $3.819

$0.00 $3.81_

$0.00 $3.81(

$9.00 $1.04(

$6.50 ($0.300

$15.00 ($0.230

$10.00 $0.70(

$6.00 ($0.200

$11.50 $0.51(

$15.00 ($0.2001

$000 $3804

$0.00I $3.80(

$12.25J $0.480

$160( ($0.170;

$8.8_ $0330

$6.7f $0.207

$6.4( $0.18_

Purchase

Cos'dProceeds

Trade I

Expiration Price Value
Date

($7,500) 712712010 $0.000 $0

$130r900 712712010 $0.000 $0

($51r000 712712010 $0.00( $0

($28,900) 712712010 $0.00C $0

$0 712712010 $0.000 ($139_500)

$0 7/2712010 $0.00( ($116,250

$0 712712010 $0.000 ($109r500

$O 712712010 $0.006 ($91,250

$( 71271201(

$133,80( 8/26/201(

($16_0001 81261201(

($32r000 8/26/201(

($24,0001 8/26/201(

$37,40( 81261201(

$173t70( 81261201(

($54,000', 8/26/2010

($36,000' 8/26/201(

$C 8/26/201¢

$( 8/26/2010

$C 8/26/2010

$176r80( 91271201

($51,000] 9/27/201C

($39,1001 9/27/2010

$126_00C 9/27/2010

($36_0001 9/27/2010

$132_600 9/27/201C

($52,000) 9/27/201C

$(3 91271201(3

$(3 912712011

$144_00(3 10/26/2010 $0.000(

($51,000) 1012612010 $0.00(

$6,600 1012612010 $0.00(

$20,700 1012612010 E $0.00(

$20_350 10/26/2010 E $0.004

$1,475,280

$0.000 ($225,250

$000(3 $(

$6000 $(

$000(3 $4

$6.000 $(

$0.000 $C

$0.000 $4

$0.000 $C

$6.000 $(

$0.000 ($254r4841

$0.000 ($1271242

$0.000 ($320,590

$0.000 $C

$0.000 $C

$0.000 $C

$0.000 $C

$0.000 $C

$6.000 $(3

$0.00( $(3

$3.83; ($459_000)

$3.833 ($3961000)

Expiration Realized Net Value Realized
Fees

Gain or (Loss)

$7,50( 77.50

($130_900'_ 263.50

$51,00( 283.50

$28t900 263.50

($13915(X)_ _ 186.00

($116,2501 155.00

($109,5001 186.00

($91,2501 155.00

($225,2501 527.00

($133,800) 186.00

$16,000 62.00

$32,00(3 124.00

$24,000 186.00

($37,400) 170.50

($173,700) 279.00

$54,000 279.00

$36_000 279.00

($254r484) 248.00

($127,242) 124.00

($320,590) 558.00

($176,800) 263.50

$51_000 263.50

$39r100 263.50

($126t000 279.00

$36,000 27900

($132r600) 40300

$52_000 403.00

($459,000 527.00

($396,000 55800

$0 ($144,00( 465.00

$0 $51,00( 485.00

$0 ($6,6OO I 31.00

$0 ($20,7001 155.00

$0 ($20,3501 170.50

($3,938,546) ($5.413.826 17.499.50


